"A 



Attorney Docket No. 069547.0172 
S/M for Providing Futures Contracts in a 
Financial Market Environment 
By: Michael (nmi) Sweeting 



1/2 



16 



10 



BUYER 



18 



SELLER 




O 
O 

o 



EXCHANGE PLATFORM 1 2 



PRICE REPORTING/ 
DISSEMINATION ELEMENT 

<7 



20 



22 



FUTURES 
MODULE 

28 



24 



PROCESSOR 



MEMORY 
ELEMENT 



30 



30 



36- 



CLEARING HOUSE 



FIG. 1 



30 



CONTRACT 



MATURITY 



FIXED COUPON 



ASSET SUBCLASS 1 = GERMAN GOVERNMENT BOND 



25- 35 YEAR 



6.0% 



2 
3 



ASSET SUBCLASS 2= ITALIAN GOVERNMENT BOND 



25- 35 YEAR 



6.0% 



ASSET SUBCLASS 3- FRENCH GOVERNMENT BOND 



25- 35 YEAR 



6.0% 



SETTLEMENT TERMS 



DAILY SETTLEMENT PRICE 



40 



DELIVERY TERMS 



DELIVERY NOTIFICATION 
DELIVERY MONTHS/DAY 



50 



60 



EXCHANGE FEES 



PAYMENT TERMS 



70 



LIMITATIONS 



POSITION LIMITS 



MARGINAL REQUIREMENTS 
DAILY PRICE LIMITS 



80 



MISCELLANEOUS ITEMS 



FIG. 2 



Attorney Docket No. 069547.0 1 72 
S/M for Pro viding Futures Contracts in a 
Financial Market Environment 
By: Michael (nmi) Sweeting 



J 

2/2 



( START ) 



BUYER INITIATES A REQUEST 

TO PURCHASE FUTURES 
CONTRACT IN HOPES THAT ITS 

UNDERLYING ASSET 
STRUCTURE WILL APPRECIATE 



REQUEST IS COMMUNICATED VIA 
COMMUNICATIONS NETWORK TO 
EXCHANGE PLATFORM 



REQUEST IS RECEIVED BY 

FUTURES MODULE, WHICH 
ATTEMPTS TO MATCH PROPOSED 

CONTRACT TERMS WITH AN 
AVAILABLE FUTURES CONTRACT 

SATISFYING THE REQUEST 



BUYER IS AUTHENTICATED BY 

AN ADMINISTRATOR OF 
EXCHANGE PLATFORM SUCH 
THAT HE IS APPROVED FOR 
THE PROFFERED TRANSACTION 



REQUEST IS SENT TO 
FUTURES TRADING EXCHANGE 
TO CONSUMMATE THE 
PROPOSED TRANSACTION 



CONFIRMATION OF THE 
EXECUTION OF THE 
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AND FORWARDED TO BUYER 
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